Definition and some examples of the class
We consider a class 16 of sequences of random variables {X., n = 1, 2, . } having the following properties.
(la) There exists a bivariate sequence of random variables {(S", X,),n = 1,2, " } such that, for each n, A(x), a, (x) , and a, (x) yields respectively the results 1, 2 and 3 of (2.4).
Further comments
The following remarks give a brief indication of possible applications. Many stochastic processes arising as models generating data occurring in various physical sciences, for example, hydrology, meteorology, oceanography, have a stationary dependence structure for which conditions of the form (ic), defined in Section 1, are satisfied. However, they may be non-stationary due to variations in their mean functions. For certain types of variation, in particular deterministic periodic variation, the results of Theorem 1 and its corollary can then be used to give approximations to the behaviour of extreme values for data sets consisting of large numbers of observations. (A special case is described in Example 2 of Section 1.) This behaviour could conceivably be of substantial interest.
